
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

SCHEDULE OF INVESTED ASSETS
 and  2007

2008 2007

Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 11,534                  $ 1,917                

Marketable debt and equity securities
Conservative Broad Market Fixed Income Pool 133,943,387         -                        
Broad Market Fixed Income Pool -                            155,352,896     
Non-retirement Domestic Equity Pool 134,615,603         160,132,691     
EAFE International Equity Pool 11,219,357           16,109,624       
SOA International Equity Pool 47,035,745           62,398,232       

Total marketable debt and equity securities 326,814,092 393,993,443

Income receivable (117)                      9                       

Total invested assets $ 326,825,509 $ 393,995,369

September 30, 2008
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CURRENT YEAR TO
MONTH DATE

Investment Income
Cash and cash equivalents

Short-term Fixed Income Pool $ (117)                 $ (94)                    

Marketable debt and equity securities
US Treasury Fixed Income Pool -                       -                        
Conservative Broad Market Fixed Income Pool (1,710,826)       (1,828,384)        
Broad Market Fixed Income Pool -                       806,766            
Non-retirement Domestic Equity Pool (13,977,393)     (12,899,297)      
EAFE International Equity Pool (1,887,689)       (2,892,562)        
SOA International Equity Pool (6,158,098)       (8,947,481)        

Commission Recapture - International -                       -                        
Total income (loss) marketable debt and equities (23,734,006) (25,760,958)

Total investment income (loss) (23,734,123) (25,761,052)

Total invested assets, beginning of period 350,561,727    368,706,164     

Net contributions (withdrawals) (2,095)              (16,119,603)      

Total invested assets, end of period $ 326,825,509 $ 326,825,509

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

September 30, 2008

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED  ASSETS

For the Month Ended 
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Asset Allocation Policy Effective Date:  7/1/08

Fund established 5/24/00

Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool Residual 12 0.00% n/a
Total cash and cash equivalents 0.00% 0% - 2% 12 0.00% n/a

Marketable debt securities
Conservative Broad Market FI Pool 39.00% 34%-44% 133,943 40.98% -1.98%

Total Marketable debt securities 39.00% 133,943 40.98% -1.98%

Equities
Non-retirement Domestic Equity Pool 43.00% 38%-48.% 134,616 41.19% 1.81%
International Equity Pools 18.00% 13%-23% 58,255 17.82% 0.18%

Total investments  AY 13 100.00% 326,826 100.00% 0.00%

Income Receivable -

Total Invested Assets At Fair Value 326,826

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

POWER COST EQUALIZATION ENDOWMENT FUND

Asset Allocation 

Asset Allocation Policy with Actual Investment Holdings as of
September 30, 2008

(Stated in Thousands)




